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RISK MANAGEMENT: THE STATE OF THE ART

Springer. Hardcover. Condition: New. 219 pages. Dimensions: 9.0in. x 7.0in. x 0.8inVery often, we associate the
dawn of modern financial theory with Harry Markowitz who in the 1950s introduced the formal mathematics of
probability theory to the problem of managing risk in an asset portfolio. The 1970s saw the advent of formal
models for pricing options and other derivative contracts, whose primary purpose was also financial risk
management and hedging. But events in the 1990s made it clear that effective risk management is a critical
element for success, and indeed, for long term survival, not only for financial institutions, but also for industrial
firms, and even for nonprofit organizations and governmental bodies. These recent events vividly show that the
world is filled with all manner of risks, and so risk management must extend far beyond the use of standard
derivative instruments in routine hedging applications. The articles in this volume cover two broad themes. One
theme emphasizes methods for identifying, modeling, and hedging specific types of financial and business risks.
Articles in this category consider the technology of risk measurement, such as Value at Risk and extreme value
theory; new classes of risk, such as liquidity risk; new financial instruments and markets for risk management,
such as derivative contracts based on weather and on catastrophic insurance risks; and finally, credit risk,
which has become one of the most important areas of practical interest for risk management. The second
theme stresses risk management from the perspective of the firm and the financial system as a whole. Articles
in this category analyze risk management in the international arena, including payment and settlement risks
and sovereign risk pricing, risk management from the regulators viewpoint, and risk management for financial
institutions. The articles in this volume examine the State of the Art in risk...
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Surface Spectroscopy: For Engineers and Scientists (Paperback)

Createspace Independent Publishing Platform, United States, 2013. Paperback. Condition:
New. Language: English . Brand New Book ***** Print on Demand *****.From the Preface The
world of spectroscopy began its development in the second half of...

Read ePub »

Prendergast: 16 Art Stickers: 16 Art Stickers (Paperback)

Dover Publications Inc., United States, 2001. Paperback. Condition: New. Language: English .
Brand New Book. A member of The Eight, a group of turn-of-the-century American painters
who helped pave the way for progressive artin...

Read ePub »

Clinical Companion to Medical-Surgical Nursing: Assessment and Management
of Clinical Problems, 8e (

Mosby, 2010. Paperback. Condition: New. Brand New!.

Read ePub »

Emergency Management Theory and Practice Series: unconventional
emergency response restoration of(Chinese Edition)

paperback. Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking
number will be provided after the shipment.Paperback. Pub Date: 2012 Pages: 157 Language:
Chinese Publisher: Jinan University Press publicemergencies means...

Read ePub »

Operating system - the road of CDIO (21 colleges planning textbook Computer
Science and Technology(Chinese Edition)

paperback. Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking
number will be provided after the shipment.Paperback. Pub Date :2012-11-01 Pages: 358
Publisher: Tsinghua University Press title: operating system - CDIO...
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